Dynamic Linear Models (DLMs) are a very flexible tool for time series analysis. In this talk we introduce an R package for the analysis of DLMs. The design goal was to give the user maximum flexibility in the specification of the model. The package allows to create standard DLMs, such as seasonal components, stochastic polynomial trends, regression models, autoregressive moving average processes and more, and it also provides functions to combine in different ways elementary DLMs models as building blocks of more complex univariate or multivariate models. For added flexibility, completely general constant or time-varying DLMs can be defined as well.
